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Swap Counterparty &

Swap Counterparty 8

SPDR S&P 500 ETF Trust

Date Instrument Name | Instrument Tv

(11472021 [Swiap Count Cusiom Baskel Swap .-
| 171472021 [Swap Counterpart SC6 Basket : 13,845 40
1/15/2021 |Swap Counterparty | |SPDR S&P 500 ETF Trust ap -514,879,767.78
1/15/2021 |Swap Counterparty 3 |SPDR S&P 500 ETF Trusi ]ETF Swap 524,999 046,49
1/15/2021 |Swap Counterparty 5 |SPDR S&P 500 ETF Trusi E!—;TI-' Swap SS100, 149,61 1.80
1/19/2021 |Swap Counterparty 3 |iShares MSCI Emerging Markets ETF JETF Swap 5510541725
1/19/2021 |Swap Counterparty 5 |iShares MSCI Emerging Markets ETF |ETF Swap -5, B8, 864 00
11972021 [Swap Counterparty 5 |SPDR S&P 300 ETF Trust [ETF Swap -5158,450,335.65
171972021 [Swap Counterparty 6 |iShares MSCI Emerging Markets ETF |ETF Swap -56%.955, 353,00
1/19/2021 Swap Counterparty 6 |SPDR S&P 500 ETF Trust |ETF Swap -541,674,501 .00
1/20/2021 |Swap Counlerparity | [SC1 Basket | I(.'u.-ilnm Basket Swap -544 084 41425
1/20y2021 |Swap Counterparty | |iShares MSCI Emerging Markets ETF IETF Swap -534.852,246.00
172072021 |Swap Counterparty 5§ |SCS Basket 2 Custom Basket Swap -$79.997.402.40
12072021 |Swap Counterparty 5 |iShares MSCl Emerging Markets ETF |ETF Swap -564,973,1 23 .66
iShares MSCI Emerging Markets ETF |ETF Swap -345.074,579.25

_$79.988,355 92

ETF Swap
222021 [Swap Counterparty | |SPDR S&P 500 ETF Trust |[ETF Swap -5110,002,387.50
2212021 |Swap Counterparty 3 |SPDR S&P 500 ETF Trust ETF Swap 571,045,365 .98
222021 |Swap Counterparty 5 |SPDR S&P 300 ETF Trust F!:',TI-' Swap ~5240,062,798.39
2/2/2021 |Swap Counterparty 8 |SPDR S&P 500 ETF Trust [ETF Swap -5119,888,939.99
2372021 |Swap Counterparty | |SCI Basket | [Cusiom Basket Swap -59,002,080.08
232021 [Swap Counterparty 3 |SC3 Basket 2 Custom Basket Swap -531,030,747.58
2372021 |Swap Counterparty 5 |SC5 Basket 2 Custom Baskel Swap -5249.532,305.39
232021 [Swap Counterparty 8 |SPDR S&P 500 ETF Trust ETF Swap -510,026,967.94
22021 |Sw interparty 1 |SCI Basket | istom Basket 540 24.70
20472021 |Swap Counterparty 3 [SC3 Basket 2 [Custom Basket Swap -528,9R7,361.39
20472021 |Swap Countérparly 5 |SC5 Basket 2 [Custom Basket Swap -564,967,489.53
2472021 |Swap Counterparty & [iShares MSCI Emerging Markets ETF |ETF Swap -S10.0012 842 00




